TRINITY RBesearch Departmemnt

SECURITIES

BHack ome
fuiure

>

P
3

o

30 ﬁu’]ﬂll 2565 ummm:v: ﬂJJfVEEI wmfumw
INZLLgURNILATIEn: 018239
Tel. (662) 088 9341

SET50 Index Futures Jun-22: (S50M22) % FEUTUREF
W 150000.0
,,,,,,,,,,,,,, ,m_j 1000000
5 - 50000.00
1004.58 _ J M e 5195 00
58312} \v \/ -50000.0
Wana\ Index : 20 v _100000
Modified. Stochastic; fooon -150000.
¢ -200000.
Relative Strength Index : -250000.
- 37 [3714 21 3128 :g’ IETIE] 425 1 300 min in g hiny Tz 1 i 3114 J3121 :g’ [411 Jans lajzs i 519 Day
FUTUREI FUTUREC
50000
40000 150000.0
30000 100000.0
20000 : : 50000.00
211515 P
E-14640.00)
0 -50000.0
-10000
: -100000.
-20000
tE\lcra [0 177 Tij2a }éi‘h 2114 T2z Eﬁ' Tai1a [321 !:LI’ Tapi1 lajis \AE%EE Day l Im’ 3514 [ar21 !:LI’ laji1 lajis \AE’%LZY Day

1012.40
1005.30 1040.00

1005.30 1030.00

1010.45 | 1011.10
. §1011.10
|i

High
Low
Open
Last

Senkou A 9X26X52 = 1004.33 1004.33

Chikou 9X26X52 = = i L 983 90
3/29/22 - 960.00
v : 950 00

940.00

: 930.00
R 920.00

iy *i / 910.00
900 00

No Gaps

Value / Op | 303900

nagn s dawiladu 10 4un 1,005+/- ldatasinlduirandiliiBaudaaaarnisniaulinsaasndiniuninounifaau

nANNABMINESAANALALNNaUAUTNE OPEN SHORT una-uwisnuiliiiasealavininlsneaudeusanauasmnluszndneiy lae

MWWARARATIAYWYEE CUT LOSS Wasa1anayuiin 5 Points liavin Risk-Control i3aiila S50M22 Tiawila 1,023

| o o & e @y o oy v o o AV §
WA TN NNAL AN TN BB WA AN AW LF9e OPEN LONG k07° LURSUN L LL@qimwmmim@uWummmuqu Intra-day

trade WAfiAY3979 Trailing stop AREIUEUINGIANBBNAINFAUNWAL 5 Points 13818 S50M22 a9N1TlasINg1 998

uIENRANNIWg 3ia 90, 179 81a13019na0 TA N121207 TU 25-26, 20 NUUIINTLE LVAFINT NTINWY 10120 InTANT 0-2088-9100 In3a13 0-2088-9399 1
o So o X o A A . A A4 ave Moa A e @ o & A o w o aad o o we o a  af a4
nunusvismiiulasdayaninfilnnguasideinduiindefeld udlifiadumstuduenugndausanuanysaivestoyaiug Taousshwanning n3id hiia feasesauindlummuion
wlasanaiuniadszanmmanidneg Munnglunsruativitlaslidaudsmin nonwaibitdfagzadidelfusznaumsdadulavesinamu lasldlddumsmimiatnmuliinamuinade
niamenanning niaanmimemaduleq ddnnglunsnu



TRINITY PR

SECURITIES

aqUaaa SET50 Index Futures

Price -
Settlement Price Volume Irg:ZS:st
Open High Low Prior Last Change
S50H22 1,014.0 1,018.2 1,014.0 1,014.9 1,016.0 0.8 110,389 73,444
S50J22 1,012.2 1,013.9 1,012.0 1,012.4 1,013.9 1.5 16 237
S50K22 1,011.9 1,012.8 1,011.9 1,012.0 1,012.8 0.8 11 87
S50M22 1,010.0 1,012.4 1,008.3 1,009.4 1,011.4 1.7 174,955 303,900
S50U22 1,003.7 1,006.5 1,002.8 1,003.6 1,005.1 1.3 9,549 25,595
S50Z222 1,004.4 1,006.2 1,002.5 1,003.3 1,005.1 1.7 1,833 11,489

ajiaaa Currency Futures

=2 Settlement Price Volume s
Interest
Open High Low Prior Last Change
USDH22 33.76 33.79 33.68 33.76 33.70 -0.07 9,200 15,152
usSbJ22 33.76 33.76 33.65 33.76 33.68 -0.08 10,853 10,396
USDK22 33.69 33.72 33.66 33.76 33.69 -0.08 47 5,632
USDM22 33.71 33.74 33.63 33.70 33.64 -0.07 12,082 115,278

aqﬂuaaﬂamuanﬁ Futures alszinniinasnu (syeyn)

Foreign Institution Local
Long Short Net Long Short Net Long Short Net
SET50 Index Futures 202,795 213,240  -10,445 33,697 34,630 -933 60,261 48,883 11,378
Metal Futures 22,418 27,020 -4,602 6,603 8,273 -1,670 24,502 18,230 6,272
Single Stock Futures 120,044 94,988 25056 363,618 353,361 10,257 282,097 317,410 -35313
Currency Futures 0 0 0 5,869 16,102  -10,233 26,313 16,080 10,233

ajUaaa Futures Gold & Oil Futures

e Settlement Price Volume s

Interest
High Low Close Prior Change
GOH22 1,945 1,910 1,914 1,931 -19 13,415 8,727
SVFH22 25 25 25 25 0 181 379
GF10J22 31,220 30,630 30,660 31,040 -380 3,770 7,845
GFJ22 31,220 30,650 30,700 31,020 -320 67 263
GF10M22 31,240 30,650 30,670 31,050 -380 3,164 6,612
GFM22 31,210 30,720 30,720 31,020 -290 27 260
GOM22 1,952 1,917 1,922 1,938 -17 30,269 22,198
SVFM22 25 25 25 25 0 288 1,472
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Expiration Days to FV of periodic Current Fair future  Current  Premium/Discount premium/ Premium /Discount
date maturity dividend spot price  future price from fair price (pts) discount (%) from spot price (pts)
S50H22 30-Mar-22 0 1.58% 0.0 1016.8 1016.8 1015.7 -1.1 -0.1 -1.1
S50M22 29-Jun-22 91 1.67% 15.2 1016.8 1005.9 1011.1 52 0.5 -5.7
S50U22 29-Sep-22 183 1.79% 2.0 1016.8 1024.0 1004.9 -19.1 1.9 -11.9
S50Z22 29-Dec-22 274 1.65% 17.3 1016.8 10122 1005 72 0.7 -11.8
Gold
Expiration Daysto Current Current Fair future  Current  Premium /Discount premium /
date maturity spot (USD) FX price  future price from fair price (Bt) discount (%)
GFJ22 28-Apr-22 29 1,920.7 2.50% 33.535 30,677 30,600 -77 -0.3%
GFM22 29-Jun-22 91 1,920.7 2.53% 33.535 30,810 30,620 -190 -0.6%
GFQ22 30-Aug-22 153 1,920.7 2.59% 33.535 30,951 30,300 -651 -2.1%
Expiration Days to c t X Fair future  Current  Premium /Discount premium /
date maturity drren price future price from fair price (Bt) discount (%)
USDH22 30-Mar-22 0 33.525 2.60% 0.11% 33.53 33.52 0.00 0.0%
usDJ22 28-Apr-22 29 33.525 2.60% 0.11% 33.59 33.51 -0.08 -0.2%
USDM22 29-Jun-22 91 33.525 2.60% 0.11% 33.73 33.47 -0.26 -0.8%
* In computing fair future price of oil, gold, and silver we disregard storage cost & convenience yield for simplicity reason
Fair gold spot price
Gold spot (USD/oz)
1,871 1,881 1,891 1,901 1,911 1921 1,931 1,941 1951 1,961 1,971
33.28 29,594 29,753 29911 30,069 30,227 30,543 30,702 30,860 31,018 31,176
33.33 29,639 29,797 29,956 30,114 30,272 30,589 30,748 30,906 31,064 31,223
33.38 29,683 29,842 30,001 30,159 30,318 30,635 30,794 30,952 31,111 31,270
33.43 29,728 29,887 30,046 30,204 30,363 30,681 30,840 30,999 31,158 31,317
33.48 29,772 29,931 30,090 30,250 30,409 30,727 30,886 31,045 31,204 31,363
THB/USD 33.53
33.58 29,861 30,021 30,180 30,340 30,500 30,819 30,978 31,138 31,298 31,457
33.63 29,906 30,065 30,225 30,385 30,545 30,865 31,024 31,184 31,344 31,504
33.68 29,950 30,110 30,270 30,430 30,590 30,911 31,071 31231 31,391 31,551
33.73 29,995 30,155 30,315 30,475 30,636 30,956 31,117 31,277 31,437 31,598
33.78 30,039 30,200 30,360 30,521 30,681 31,002 31,163 31,323 31,484 31,644
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